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START 

Trader has market 
displayed on his 
computer screen 



Setup 
consolidated 
quantity and 
distribution 
schemes 



This wiil add up Uie 
quantities for each order in 
the market that would fiii the 
order being entered by the 
trader- i.e the sum of all 
quantities that "better" the 
order being entered 



Set quantity values 

in appropriate 
fields (R/L fields, 
Current Quantity 
field, NetPos. or 
Offset.) 




Position cursor 
over desired celt 
i-.on the Mercury 
dispiay 



|>7 



Quantity of order = 
value in R field 



All quantities in the 
market for prices 

better than or 
equai to the pnce 
in the row clicked 



Quantity of order = 
vaiue in L field 



\llo 




'3/1 



Quantity of order = 
Current Quantity 



END 



'Implement the 
Send 
Process* 



*The Send Process 




Send sell orderCs) 
to market for 
defined 
quantity()es) at the 
defined price(s) 




BidQ 






— enter-^ 


/ Column \ 
\. citcked-? 

AskQ 




▼ — — i 
Send buy order(s) 
to market for 
predefined 
quantity(ies) at the 
defined pnce(s) 







... No oraer sem 
3 (may adjust 
i?qti3ntities or other 

restrictions 
■id^pending on cell 
selected) 



Quantity of order = 
current NetPos 



END 



The immediate fill quantity is 
the sum of all quantities in 
the market that would fill the 
order being entered by the 
trader- 1 e the sum of a 
quantities that "better" the 
order being entered 
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implement 
the Send 
Process* 

using 
immediate 
I fill quantity 



Quantity = 
Original 
Quantity - 
Immediate Fill 
Quantity 



Spilt desired quantity 
into one or more 
orders within the 
consolidated pnce 
range according to 
predtfmed distribution 
schemes 



ins 



Implement 
the Send 
Process* 



END 



